For a certain scalar linear jump-diffusion stochastic differential equation (jump SDE) the asymptotic stability (i.e. convergence to zero as time t → ∞) is considered. Using the jump SDE as a test equation, two types of 'balanced' numerical methods are evaluated with respect to computational stability. For both methods it is shown by an analysis that for sufficiently small time steps the numerical schemes are asymptotically stable. Some basic numerical experiments illustrate these findings.
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